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Series: MALAYSIA 
Sample 7/07/1997 11/08/2010 












Observations 695 70 Observations 697 

Mean 632.7848 60 Mean 897.0459 
Median 560.9000 50 Median 861.7200 
Maximum 1198.240 | Maximum 1516.220 
Minimum 249.1900 404 Minimum 302.9100 


Std. Dev. 278.0883 Std. Dev. 266.2447 
Skewness 0.481228 


Kurtosis 2.492457 


Skewness 0.474811 30, 
Kurtosis 1.861714 20-4 


Jarque-Bera  34.38305 


Jarque-Bera 63.63523 105 
Probability 0.000000 
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ARCH Test: 
F-statistic 5.897525 Probability 0.015416 
Obs*R-squared 5.864542 Probability 0.015449 
bd le dip #8 
ARCH Test: 
F-statistic 4.833348 Probability 0.028244 
Obs*R-squared 4.813723 Probability 0.028234 


Fuad A LLY (le sLazeVL ell altel ope ty dvall 
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Dependent Variable: RMALAYSIA 

Method: ML - ARCH (Marquardt) 

Date: 12/13/10 Time: 08:10 

Sample(adjusted): 7/14/1997 11/08/2010 

Included observations: 696 after adjusting endpoints 
Convergence achievedafter 19 iterations 

Variance backcast: ON 


Coefficient Std. Error z-Statistic Prob. 
C -0.234797 0.067445 -3.481291 0.0005 

Variance Equation 
Cc -0.094143 0.017281 -5.447851 0.0000 
IRES//SQR[GARCH](1) 0.138498 0.023280 5.949326 0.0000 
RES/SQR[GARCH](1) -0.047747 0.015228 -3.135495 0.0017 
EGARCH(1) 0.998241 0.002517 396.5460 0.0000 
R-squared -0.002863 Meandependent var -0.056444 
Adjusted R-squared -0.008668 S.D. dependent var 3.335547 
S.E. of regression 3.349973 Akaike info criterion 4.681912 
Sumsquaredresid 7754.620 Schwarz criterion 4.714565 
Log likelihood -1624.305 Durbin-Watson stat 1.915553 


Hal bly cle sLaxeVL Gye LI ole! oper yteell 


£ 2f 
atl B heey ge SUN ad II Fo gery sl! ails (03) J tt 
Dependent Variable: RTALAVIV 
Method: ML - ARCH (Marquardt) 
Date: 12/13/10 Time: 07:50 
Sample(adjusted): 7/14/1997 10/25/2010 
Included observations: 694 after adjusting endpoints 
Convergence achievedafter 24 iterations 
Variance backcast: ON 


Coefficient Std. Error z-Statistic Prob. 
C -0.375227 0.099902 -3.755960 0.0002 

Variance Equation 
Cc -0.099047 0.044215 -2.240121 0.0251 
IRES//SQR[GARCH](1) 0.270482 0.038943 6.945528 0.0000 
RES/SQR[GARCH](1) -0.083281 0.029539 -2.819385 0.0048 
EGARCH(1) 0.949536 0.020841 45.56077 0.0000 
R-squared -0.003338 Meandependent var -0.200449 
Adjusted R-squared -0.009163 §S.D. dependent var 3.027188 
S.E. of regression 3.041026 Akaike info criterion 4.952541 
Sumsquaredresid 6371.760 Schwarz criterion 4.985268 
Log likelihood -1713.532 Durbin-Watson stat 2.095170 
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Pairwise Granger Causality Tests 


Date: 01/07/11 Time: 19:13 
Sample: 7/07/1997 12/06/2010 


Lags: 2 

NullHypothesis: Obs F-Statistic Probability 
TALAVIV does not Granger Cause MALAYSIA 693 15.8959 1.8E-07 
MALAYSIA does not Granger Cause TALAVIV 1.18718 0.30570 
RTALAVIV does not Granger Cause RMALAYSIA 692 8.38774 0.00025 
RMALAYSIA does not Granger Cause RTALAVIV _ 0.75959 = 0.46825 
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